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(A-1) $X(0)=0$,
(A-2) $\{X(t),t\geq 0\}$ ,
(A-3) $P_{r}\{X(t+h)-X(t)=1\}=\lambda(t)h+o(h)$ ,
(A-4) $P_{r}\{X(t+h)-X(t)\geq 2\}=o(h)$ .
, O( ) $h$ . $(A- 1)\sim(A- 4)$ ,
$P_{r}\{X(t)=x|X(0)=0\}=\frac{\Lambda(t)^{x}e^{-\Lambda(t)}}{x!}$ (1)
. , $\Lambda(t)=E[X(t)]=\int_{0}^{t}\lambda(x)dx$ $t$ ,
NHPP . , $\lambda(t)$ $t$ ,
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, $i(=1,2, \cdots,n)$ $n$ (
$)$ . , $n$ $(t_{i},i)$ , NHPP
$L( \theta)=\prod_{k=1}^{n}\lambda(\theta;t:)\exp[-\int_{t_{l-1}}^{t_{l}}\lambda(\theta;x)dx]=\exp[-\Lambda(\theta;t_{n})]\prod_{=1}^{n}\lambda(\theta;t_{i})$ (2)
. , $\theta$ ( ) ,
$\lambda(t)=\lambda(\theta;t)$ $\Lambda(t)=\Lambda(\theta;t)$ . (2) ,
$\ln L(\theta)=\sum_{k=1}^{n}\ln\lambda(\theta;t_{i})-\Lambda(\theta;t_{n})$ (3)
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[12] , [3] NHGP . ,
, $\Lambda(t)$ NHPP , NHPP
$\kappa$ 1 . NHPP
, . Berman [12] NHGP
$f_{t}(t_{k}|t_{k-1})$ $=$ $\frac{\kappa\lambda(t_{k})}{\Gamma(\kappa)}[\kappa\int_{t_{k-1}}^{t_{k}}\lambda(u)du]^{\kappa-1}\exp\{-\kappa\int_{t_{k-1}}^{t_{h}}\lambda(u)du\}$ (4)
, . NHPP , $n$ $(t_{1},i)$
, NHGP
$L( \theta)=[\prod_{i=1}^{n}\lambda(\theta;t_{i})\{\Lambda(\theta;t_{i})-\Lambda(\theta;t_{i-1})\}^{\kappa-1}]x\exp\{-\Lambda(\theta;t_{\hslash})\}/\{\Gamma(\kappa)\}^{n}$ (5)
. , $\Gamma(\cdot)$ . $t_{0}=0$ . ,
$\kappa=1$ NHGP NHPP , NHPP NHGP . ,
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, . Chhikara and Folks
[14] , .
$f_{z}(z)=( \frac{1}{2\pi z^{3}})^{i}\exp\{-\frac{1}{2}\frac{(z-\psi)^{2}}{\psi^{2}z}\}$ . (6)




$f_{t}(t_{k}|t_{k-1})= \frac{\lambda(t_{k})}{[2\pi[\int_{t_{k-1}}^{t_{k}}\lambda(u)du]^{3}]^{1/2}}x\exp\{-\frac{1}{2}\frac{(\int_{t_{k-1}}^{t_{k}}\lambda(u)du-\psi)^{2}}{\psi^{2}\int_{t_{k-1}}^{t_{k}}\lambda(d)du}\}$ . (7)
, NHIGP
$L( \theta)=\exp\{\sum_{i=1}^{n}-\frac{[\Lambda(\theta;t_{i})-\Lambda(\theta;t_{i-1})-\psi]^{2}}{2\psi^{2}(\Lambda(\theta;t_{i})-\Lambda(\theta;t_{i-1}))}\}x\prod_{1\approx 1}^{n}\frac{\lambda(\theta;t:)}{\sqrt{2\pi[\Lambda(\theta;t_{i})-\Lambda(\theta;t_{i-1})]^{3}}}$ (8)
, (8) ,
$\log L(\theta)=\sum_{i=1}^{n}\{-\frac{[\Lambda(\theta;t_{i})-\Lambda(\theta;t_{i-1})-\psi]^{2}}{2\psi^{2}(\Lambda(\theta;t_{2})-\Lambda(\theta;t_{i-1}))}\}+\sum_{t=1}^{n}\log\frac{\lambda(\theta;t_{i})}{\sqrt{2\pi[\Lambda(\theta;t_{i})-\Lambda(\theta;t_{1-1})]^{3}}}$ (9)
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